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consolidating the price levels of the connmon static price axis such that a 
plurality of price levels are combined into a consolidated price level; 

consolidating the display of the plurality of bid and ask indicators into a plurality 
of consolidated bid and ask indicators so that each consolidated bid and ask indicator 
represents quantity associated with a plurality of price levels within a consolidated price 
level. 



(New) The method of claim wherein the bid and ask display regions 






comprrse columns. 

f9. (New) The method of claim 4j wherein the bid and ask display regions 
are oriented vertically. 

(New) The method of claim 47 wherein the bid and ask display regions 
are'orfented horizontally. ^ 

^ / I 

n . (New) The method of claim 47 wherein the number of prices that are 

consolidated is adjustable. 

I 

(New) The method of claim 4^7 further comprising the step of displaying 
at lea^t a portion of the common static axis of consolidated prices in a price display 
region. 

^. (New) The method of claim ^7 further comprising the steps of: 

displaying a bid order entry region comprising a plurality of locations for receiving 
commands to send buy orders; and 

displaying an ask order entry region comprising a plurality of locations for 
receiving commands to send sell orders. 

(New) The method of claim ^^wherein the bid order entry region 
comprises the bid display region and the ask order entry region comprises the ask 
display region. 
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^^Y^. (New) The method of claim ^ wherein the bid and ask order entry 
regions are displayed in association with the common static axis of consolidated prices 
such that each of the plurality of locations for receiving commands is associated with a 
consolidated price level on the common static price axis. 

|lO (New) The method of claim wherein a bid indicator comprises a blank 

region in the bid display region. ^ 

|v(\ ^7. (New) The method of claim 4^ wherein an ask indicator comprises a 
blank region in the ask display region. 




p. (New) A computer readable medium having program code recorded 
thereon for execution on a computer for displaying market information relating to a 
commodity being traded in a market with a highest bid price and a lowest ask price on a 
graphical user interface, the program code causing a machine to perform the following 
method steps: 

dynamically displaying a plurality of bid indicators in a bid display region in 
association with price levels arranged along a common static axis of prices, each bid 
indicator representing quantity associated with a price level; 

dynamically displaying a plurality of ask indicators in an ask display region in 
association with the price levels arranged along the common static price axis, each ask 
indicator representing quantity associated with a price level; 

consolidating the price levels of the common static price axis such that a 
plurality of price levels are combined into a consolidated price level; and 

consolidating the display of the plurality of bid and ask indicators into a plurality 
of consolidated bid and ask indicators so that each consolidated bid and ask indicator 
represents quantity associated with a plurality of price levels within a consolidated price 
level. 



002.897645.1 



-4- 



